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Account: 3015463600  Base: USD   NAV Value: 8,096,577,209.76

Currency: USD     Rate: 1.0000

037833DL1 APPLE INC CALLABLE NOTES FIXED 1.7% 11/SEP/2022 USD 100017,114,000.00 17,338,706.82 101.0479 17,293,340.14 17,338,706.82 17,293,340.14 90,125.16 (45,366.68) 17,383,465.30 0.21%

037833DC1 APPLE INC CALLABLE NOTES FIXED 2.1% 12/SEP/2022 USD 100010,000,000.00 10,157,300.00 101.1891 10,118,908.14 10,157,300.00 10,118,908.14 64,454.23 (38,391.86) 10,183,362.37 0.13%

166764BN9 CHEVRON CORP CALLABLE NOTES FIXED 2.498% 03/MAR/2022 USD 100016,629,000.00 16,733,928.99 100.2082 16,663,626.57 16,733,928.99 16,663,626.57 137,860.16 (70,302.42) 16,801,486.73 0.21%

30231GAJ1 EXXON MOBIL CORP CALLABLE NOTES FIXED 2.397% 06/MAR/2022 USD 100017,300,000.00 17,335,119.00 100.0299 17,305,164.56 17,335,119.00 17,305,164.56 133,619.43 (29,954.44) 17,438,783.99 0.22%

3133EMNZ1 FEDERAL FARM CREDIT BANKS FUNDING CORP BOND VARIABLE 01/FEB/2023 USD 100050,000,000.00 49,995,000.00 99.9946 49,997,287.67 49,995,000.00 49,997,287.67 10,590.21 2,287.67 50,007,877.88 0.62%

3133EMSB9 FEDERAL FARM CREDIT BANKS FUNDING CORP BOND VARIABLE 01/MAR/2022 USD 100025,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 1,291.69 0.00 25,001,291.69 0.31%

3133EMLY6 FEDERAL FARM CREDIT BANKS FUNDING CORP BOND VARIABLE 01/NOV/2022 USD 100050,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 10,986.08 0.00 50,010,986.08 0.62%

3133EMJH6 FEDERAL FARM CREDIT BANKS FUNDING CORP BOND VARIABLE 02/DEC/2022 USD 100050,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 6,250.05 0.00 50,006,250.05 0.62%

3133ENGE4 FEDERAL FARM CREDIT BANKS FUNDING CORP BOND VARIABLE 06/JUN/2023 USD 100050,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 3,236.11 0.00 50,003,236.11 0.62%

3133ELYN8 FEDERAL FARM CREDIT BANKS FUNDING CORP BOND VARIABLE 07/FEB/2022 USD 100025,000,000.00 24,995,572.50 99.9990 24,999,744.43 24,995,572.50 24,999,744.43 14,513.95 4,171.93 25,014,258.38 0.31%

3133EMG30 FEDERAL FARM CREDIT BANKS FUNDING CORP BOND VARIABLE 09/FEB/2023 USD 100075,000,000.00 74,993,625.00 99.9944 74,995,777.87 74,993,625.00 74,995,777.87 8,281.12 2,152.87 75,004,058.99 0.93%

3133EMSV5 FEDERAL FARM CREDIT BANKS FUNDING CORP BOND VARIABLE 09/MAR/2023 USD 100025,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 1,756.97 0.00 25,001,756.97 0.31%

3133ELMT8 FEDERAL FARM CREDIT BANKS FUNDING CORP BOND VARIABLE 11/FEB/2022 USD 10005,000,000.00 5,000,000.00 100.0000 5,000,000.00 5,000,000.00 5,000,000.00 1,273.61 0.00 5,001,273.61 0.06%

3133ELU28 FEDERAL FARM CREDIT BANKS FUNDING CORP BOND VARIABLE 14/JUL/2022 USD 100010,000,000.00 10,000,000.00 100.0000 10,000,000.00 10,000,000.00 10,000,000.00 5,244.47 0.00 10,005,244.47 0.12%

3133EMJ60 FEDERAL FARM CREDIT BANKS FUNDING CORP BOND VARIABLE 15/JUN/2022 USD 100020,000,000.00 19,996,600.00 99.9907 19,998,142.38 19,996,600.00 19,998,142.38 664.01 1,542.38 19,998,806.39 0.25%

3133EMJ78 FEDERAL FARM CREDIT BANKS FUNDING CORP BOND VARIABLE 15/JUN/2022 USD 100025,000,000.00 24,995,250.00 99.9908 24,997,701.61 24,995,250.00 24,997,701.61 590.28 2,451.61 24,998,291.89 0.31%

3133ELJ62 FEDERAL FARM CREDIT BANKS FUNDING CORP BOND VARIABLE 15/MAR/2022 USD 100025,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 2,590.27 0.00 25,002,590.27 0.31%

3133EMTJ1 FEDERAL FARM CREDIT BANKS FUNDING CORP BOND VARIABLE 15/MAR/2023 USD 100050,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 2,479.20 0.00 50,002,479.20 0.62%

3133EM5C2 FEDERAL FARM CREDIT BANKS FUNDING CORP BOND VARIABLE 15/MAY/2023 USD 100025,000,000.00 24,995,750.00 99.9858 24,996,459.52 24,995,750.00 24,996,459.52 2,114.64 709.52 24,998,574.16 0.31%

3133EM2P6 FEDERAL FARM CREDIT BANKS FUNDING CORP BOND VARIABLE 16/AUG/2023 USD 100050,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 6,388.94 0.00 50,006,388.94 0.62%

3133EMKR2 FEDERAL FARM CREDIT BANKS FUNDING CORP BOND VARIABLE 16/NOV/2022 USD 100050,000,000.00 50,002,300.00 100.0022 50,001,104.97 50,002,300.00 50,001,104.97 7,194.99 (1,195.03) 50,008,299.96 0.62%

3133EMRJ3 FEDERAL FARM CREDIT BANKS FUNDING CORP BOND VARIABLE 17/FEB/2023 USD 100014,000,000.00 14,000,000.00 100.0000 14,000,000.00 14,000,000.00 14,000,000.00 1,746.12 0.00 14,001,746.12 0.17%

3133EM5B4 FEDERAL FARM CREDIT BANKS FUNDING CORP BOND VARIABLE 17/JUL/2023 USD 100050,000,000.00 49,988,581.50 99.9805 49,990,232.58 49,988,581.50 49,990,232.58 8,164.03 1,651.08 49,998,396.61 0.62%

3133ENBB5 FEDERAL FARM CREDIT BANKS FUNDING CORP BOND VARIABLE 19/MAY/2023 USD 100025,000,000.00 24,999,000.00 99.9965 24,999,126.74 24,999,000.00 24,999,126.74 4,562.50 126.74 25,003,689.24 0.31%

3133EMT93 FEDERAL FARM CREDIT BANKS FUNDING CORP BOND VARIABLE 20/JUN/2023 USD 100050,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 1,666.68 0.00 50,001,666.68 0.62%

3133EKMB9 FEDERAL FARM CREDIT BANKS FUNDING CORP BOND VARIABLE 20/MAY/2022 USD 100022,500,000.00 22,568,175.00 100.0577 22,512,981.27 22,568,175.00 22,512,981.27 11,549.98 (55,193.73) 22,524,531.25 0.28%

3133EML75 FEDERAL FARM CREDIT BANKS FUNDING CORP BOND VARIABLE 22/JUN/2023 USD 100010,800,000.00 10,799,460.00 99.9962 10,799,591.00 10,799,460.00 10,799,591.00 225.00 131.00 10,799,816.00 0.13%

3133EML83 FEDERAL FARM CREDIT BANKS FUNDING CORP BOND VARIABLE 22/MAR/2023 USD 100025,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 590.28 0.00 25,000,590.28 0.31%

3133ELN59 FEDERAL FARM CREDIT BANKS FUNDING CORP BOND VARIABLE 23/JUN/2022 USD 100025,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 1,562.49 0.00 25,001,562.49 0.31%

3133ENCH1 FEDERAL FARM CREDIT BANKS FUNDING CORP BOND VARIABLE 25/OCT/2022 USD 100025,000,000.00 24,997,897.00 99.9917 24,997,931.82 24,997,897.00 24,997,931.82 3,305.48 34.82 25,001,237.30 0.31%

3133ENCK4 FEDERAL FARM CREDIT BANKS FUNDING CORP BOND VARIABLE 26/JUL/2023 USD 100050,000,000.00 49,986,995.00 99.9762 49,988,080.49 49,986,995.00 49,988,080.49 8,375.00 1,085.49 49,996,455.49 0.62%

3133EMX23 FEDERAL FARM CREDIT BANKS FUNDING CORP BOND VARIABLE 27/JUL/2023 USD 100050,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 9,166.74 0.00 50,009,166.74 0.62%

3133EMD33 FEDERAL FARM CREDIT BANKS FUNDING CORP BOND VARIABLE 30/JAN/2023 USD 100075,000,000.00 75,000,000.00 100.0000 75,000,000.00 75,000,000.00 75,000,000.00 9,760.28 0.00 75,009,760.28 0.93%

3130AJC49 FEDERAL HOME LOAN BANKS BOND VARIABLE 28/FEB/2022 USD 500043,000,000.00 43,000,000.00 100.0000 43,000,000.00 43,000,000.00 43,000,000.00 6,891.91 0.00 43,006,891.91 0.53%

3134GVJ25 FEDERAL HOME LOAN MORTGAGE CORP MEDIUM TERM NOTE VARIABLE 02/JUN/2022 USD 100025,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 4,993.08 0.00 25,004,993.08 0.31%

3134GVFL7 FEDERAL HOME LOAN MORTGAGE CORP MEDIUM TERM NOTE VARIABLE 04/MAR/2022 USD 100047,000,000.00 46,992,300.00 99.9984 46,999,244.62 46,992,300.00 46,999,244.62 7,298.11 6,944.62 47,006,542.73 0.58%

3135G04X8 FEDERAL NATIONAL MORTGAGE ASSOCIATION MORTGAGE PASS THRU - FLOATING 15/JUN/202225,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 2,951.37 0.00 25,002,951.37 0.31%

3135G04J9 FEDERAL NATIONAL MORTGAGE ASSOCIATION NOTES VARIABLE 06/MAY/2022 USD 100025,000,000.00 25,014,332.25 100.0104 25,002,600.19 25,014,332.25 25,002,600.19 10,881.98 (11,732.06) 25,013,482.17 0.31%

3135G02Z5 FEDERAL NATIONAL MORTGAGE ASSOCIATION NOTES VARIABLE 07/JAN/2022 USD 100025,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 20,847.18 0.00 25,020,847.18 0.31%

3135G05F6 FEDERAL NATIONAL MORTGAGE ASSOCIATION NOTES VARIABLE 08/JUL/2022 USD 100050,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 27,041.71 0.00 50,027,041.71 0.62%

3135G0Z55 FEDERAL NATIONAL MORTGAGE ASSOCIATION NOTES VARIABLE 09/MAR/2022 USD 100025,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 3,506.94 0.00 25,003,506.94 0.31%

459058DY6 INTERNATIONAL BANK FOR RECONSTRUCTION & DEVELOPMENT BOND FIXED 1.625% 10/FEB/2022 USD 1000140,000,000.00 141,598,258.00 100.1599 140,223,899.58 141,598,258.00 140,223,899.58 890,490.75 (1,374,358.42) 141,114,390.33 1.74%

459058ES8 INTERNATIONAL BANK FOR RECONSTRUCTION & DEVELOPMENT BOND FIXED 1.875% 07/OCT/2022 USD 100020,000,000.00 20,246,080.00 101.1637 20,232,733.29 20,246,080.00 20,232,733.29 88,392.86 (13,346.71) 20,321,126.15 0.25%

459058FY4 INTERNATIONAL BANK FOR RECONSTRUCTION & DEVELOPMENT BOND FIXED 2% 26/JAN/2022 USD 100086,300,000.00 86,841,101.00 100.1306 86,412,729.37 86,841,101.00 86,412,729.37 745,136.58 (428,371.63) 87,157,865.95 1.08%

459058GU1 INTERNATIONAL BANK FOR RECONSTRUCTION & DEVELOPMENT BOND FIXED 2.125% 01/JUL/2022 USD 100050,000,000.00 50,670,000.00 100.9741 50,487,028.11 50,670,000.00 50,487,028.11 531,250.00 (182,971.89) 51,018,278.11 0.63%

594918BW3 MICROSOFT CORP CALLABLE NOTES FIXED 2.4% 06/FEB/2022 USD 100027,125,000.00 27,253,030.00 100.0311 27,133,423.03 27,253,030.00 27,133,423.03 262,225.24 (119,606.97) 27,395,648.27 0.34%

91282CBY6 UNITED STATES OF AMERICA NOTES VARIABLE 30/APR/2023 USD 10050,000,000.00 50,006,884.69 100.0097 50,004,870.64 50,006,884.69 50,004,870.64 7,685.41 (2,014.05) 50,012,556.05 0.62%

912828Z45 UNITED STATES OF AMERICA NOTES VARIABLE 31/JAN/2022 USD 100100,000,000.00 100,007,967.60 100.0003 100,000,326.98 100,007,967.60 100,000,326.98 36,037.43 (7,640.62) 100,036,364.41 1.24%

91282CBK6 UNITED STATES OF AMERICA NOTES VARIABLE 31/JAN/2023 USD 10010,000,000.00 10,004,831.20 100.0318 10,003,180.54 10,004,831.20 10,003,180.54 1,795.42 (1,650.66) 10,004,975.96 0.12%

961214DG5 WESTPAC BANKING CORP NOTES FIXED 2.8% 11/JAN/2022 USD 100021,442,000.00 21,605,816.88 100.0735 21,457,751.62 21,605,816.88 21,457,751.62 283,831.60 (148,065.26) 21,741,583.22 0.27%

961214DH3 WESTPAC BANKING CORP NOTES VARIABLE 11/JAN/2022 USD 100017,685,000.00 17,692,675.29 100.0197 17,688,488.77 17,692,675.29 17,688,488.77 38,642.43 (4,186.52) 17,727,131.20 0.22%

FIXED INCOME Subtotal 1,884,812,537.72 1,882,301,478.50 1,884,812,537.72 1,882,301,478.50 3,542,080.15 (2,511,059.22) 1,885,843,558.65 23.29%

CASH . 5.80 5.80 100.0000 5.80 5.80 5.80 0.00 0.00 5.80 0.00%

00499KPA5 INVESCO TREASURY PORTFOLIO INST.SHARES FUND 193127,874,941.95 27,874,941.95 100.0000 27,874,941.95 27,874,941.95 27,874,941.95 7.80 0.00 27,874,949.75 0.34%

99M*40002 REPO JPMCHASE (CUST) METLIFE1230J 35,000,000.00 35,000,000.00 100.0000 35,000,000.00 35,000,000.00 35,000,000.00 116.67 0.00 35,000,116.67 0.43%

99M*40001 REPO JPMCHASE (CUST) METLIFE1230K 35,000,000.00 35,000,000.00 100.0000 35,000,000.00 35,000,000.00 35,000,000.00 116.67 0.00 35,000,116.67 0.43%

ABI9949R2 TRG THE BANK OF NOVA SCOTIA TRI PARTY 750,000,000.00 750,000,000.00 100.0000 750,000,000.00 750,000,000.00 750,000,000.00 625.00 0.00 750,000,625.00 9.26%

USD NET PAYABLES 0.00 0.0000 0.00 0.00 0.00 (850,797.13) 0.00 (850,797.13) -0.01%

USD NET RECEIVABLES 0.00 0.0000 0.00 0.00 0.00 247,102.43 0.00 247,102.43 0.00%

CASH EQUIVALENTS Subtotal 847,874,947.75 847,874,947.75 847,874,947.75 847,874,947.75 (602,828.56) 0.00 847,272,119.19 10.46%

05252WTA1 AUSTR & NEW ZEALND B CERTIFICATE OF DEPOSIT FIXED DTD 13/DEC/2021 DUE 14/JUN/2022 0.25%46,000,000.00 46,000,000.00 100.0000 46,000,000.00 46,000,000.00 46,000,000.00 6,069.44 0.00 46,006,069.44 0.57%

05252WTB9 AUSTR & NEW ZEALND B CERTIFICATE OF DEPOSIT FIXED DTD 14/DEC/2021 DUE 12/JUL/2022 0.24%56,000,000.00 56,000,000.00 100.0000 56,000,000.00 56,000,000.00 56,000,000.00 6,720.00 0.00 56,006,720.00 0.69%

05252WTC7 AUSTR & NEW ZEALND B CERTIFICATE OF DEPOSIT FIXED DTD 15/DEC/2021 DUE 10/MAR/2022 0.12%34,000,000.00 33,999,999.97 100.0000 33,999,999.98 33,999,999.97 33,999,999.98 1,926.67 0.01 34,001,926.65 0.42%

05252WSR5 AUSTR & NEW ZEALND B CERTIFICATE OF DEPOSIT FIXED DTD 18/OCT/2021 DUE 01/JUN/2022 0.13%50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 13,541.67 0.00 50,013,541.67 0.62%

05252WSZ7 AUSTR & NEW ZEALND B CERTIFICATE OF DEPOSIT FIXED DTD 23/NOV/2021 DUE 01/SEP/2022 0.3%25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 8,125.00 0.00 25,008,125.00 0.31%

06052TP46 BANK OF AMERICA N/A CERTIFICATE OF DEPOSIT FIXED DTD 04/AUG/2021 DUE 07/FEB/2022 0.15%10,000,000.00 10,000,309.94 100.0020 10,000,204.78 10,000,309.94 10,000,204.78 6,250.00 (105.16) 10,006,454.78 0.12%

06052TP95 BANK OF AMERICA N/A CERTIFICATE OF DEPOSIT FIXED DTD 08/NOV/2021 DUE 06/JUN/2022 0.22%25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 8,250.00 0.00 25,008,250.00 0.31%

06367CPQ4 BANK OF MONTREAL- CERTIFICATE OF DEPOSIT FIXED DTD 06/DEC/2021 DUE 06/JUN/2022 0.28%12,000,000.00 12,000,000.00 100.0000 12,000,000.00 12,000,000.00 12,000,000.00 2,426.67 0.00 12,002,426.67 0.15%

06367CHP5 BANK OF MONTREAL- CERTIFICATE OF DEPOSIT FIXED DTD 06/JUL/2021 DUE 03/JAN/2022 0.12%40,000,000.00 40,000,000.00 100.0000 40,000,000.00 40,000,000.00 40,000,000.00 23,866.67 0.00 40,023,866.67 0.49%

06367CHV2 BANK OF MONTREAL- CERTIFICATE OF DEPOSIT FIXED DTD 08/JUL/2021 DUE 05/JAN/2022 0.12%42,000,000.00 42,000,000.00 100.0000 42,000,000.00 42,000,000.00 42,000,000.00 24,780.00 0.00 42,024,780.00 0.52%

06367CL54 BANK OF MONTREAL- CERTIFICATE OF DEPOSIT FIXED DTD 09/SEP/2021 DUE 09/FEB/2022 0.12%14,000,000.00 14,000,000.00 100.0000 14,000,000.00 14,000,000.00 14,000,000.00 5,320.00 0.00 14,005,320.00 0.17%

Detailed NAV
As at: 31 Dec 2021

GROUP BY CURRENCY   IDENTIFIER = S   CONSOLIDATED = NO

Version 2.3 Page 1 of 3



Account: 3015463600 - LGIP INVESTMENT A/C Created: 10 Jan 2022  14:20

Security No. Security Description Holding Cost (Local) Price (Local)
Market Value 

(Local)
Cost (Base) Market Value (Base)

Accrued Income 

(Base)

Unrealised 

Gain/Loss (Base)

Market Value + 

Accrued Income 

(Base)

% of Fund

Detailed NAV
As at: 31 Dec 2021

GROUP BY CURRENCY   IDENTIFIER = S   CONSOLIDATED = NO

06367CQW0 BANK OF MONTREAL- CERTIFICATE OF DEPOSIT FIXED DTD 22/DEC/2021 DUE 22/MAR/2022 0.22%29,000,000.00 29,000,000.00 100.0000 29,000,000.00 29,000,000.00 29,000,000.00 1,772.22 0.00 29,001,772.22 0.36%

06367CHD2 BANK OF MONTREAL- CERTIFICATE OF DEPOSIT FIXED DTD 24/JUN/2021 DUE 03/JAN/2022 0.16%10,000,000.00 10,000,532.65 100.0003 10,000,033.29 10,000,532.65 10,000,033.29 8,488.89 (499.36) 10,008,522.18 0.12%

06417MUF0 BANK OF NOVA SCOTIA CERTIFICATE OF DEPOSIT FIXED DTD 09/DEC/2021 DUE 07/JUN/2022 0.32%33,000,000.00 32,999,999.53 100.0000 32,999,999.59 32,999,999.53 32,999,999.59 6,746.67 0.06 33,006,746.26 0.41%

06417MNM3 BANK OF NOVA SCOTIA CERTIFICATE OF DEPOSIT FIXED DTD 13/APR/2021 DUE 13/APR/2022 0.22%12,000,000.00 11,999,985.68 99.9999 11,999,990.00 11,999,985.68 11,999,990.00 19,286.67 4.32 12,019,276.67 0.15%

06417MUK9 BANK OF NOVA SCOTIA CERTIFICATE OF DEPOSIT FIXED DTD 14/DEC/2021 DUE 14/APR/2022 0.22%45,000,000.00 45,000,000.00 100.0000 45,000,000.00 45,000,000.00 45,000,000.00 4,950.00 0.00 45,004,950.00 0.56%

06417MSS5 BANK OF NOVA SCOTIA CERTIFICATE OF DEPOSIT FIXED DTD 18/NOV/2021 DUE 18/MAR/2022 0.16%15,000,000.00 14,999,995.07 100.0000 14,999,996.65 14,999,995.07 14,999,996.65 2,933.33 1.58 15,002,929.98 0.19%

06417MQX6 BANK OF NOVA SCOTIA CERTIFICATE OF DEPOSIT FIXED DTD 22/JUL/2021 DUE 24/JAN/2022 0.13%40,000,000.00 40,000,000.00 100.0000 40,000,000.00 40,000,000.00 40,000,000.00 23,544.44 0.00 40,023,544.44 0.49%

09659CC71 BNP PARIBAS CORPORATE COMMERCIAL PAPER DISCOUNT DTD 10/JUN/2021 DUE 07/MAR/2022 0.15%25,000,000.00 24,990,520.83 99.9729 24,993,229.16 24,990,520.83 24,993,229.16 0.00 2,708.33 24,993,229.16 0.31%

06054PC79 BOFA SECURITIES INC CORPORATE COMMERCIAL PAPER DISCOUNT DTD 05/OCT/2021 DUE 07/MAR/2022 0.12%40,000,000.00 39,979,000.00 99.9621 39,984,833.33 39,979,000.00 39,984,833.33 0.00 5,833.33 39,984,833.33 0.49%

06054PF84 BOFA SECURITIES INC CORPORATE COMMERCIAL PAPER DISCOUNT DTD 06/DEC/2021 DUE 08/JUN/2022 0.3%75,000,000.00 74,885,000.00 99.8683 74,901,250.00 74,885,000.00 74,901,250.00 0.00 16,250.00 74,901,250.00 0.93%

06054PCB0 BOFA SECURITIES INC CORPORATE COMMERCIAL PAPER DISCOUNT DTD 07/DEC/2021 DUE 11/MAR/2022 0.21%30,000,000.00 29,983,550.00 99.9598 29,987,925.00 29,983,550.00 29,987,925.00 0.00 4,375.00 29,987,925.00 0.37%

13606CUR3 CANADIAN IMPERIAL BANK OF COMMERCE/NEW YORK NY CERTIFICATE OF DEPOSIT VARIABLE 24/JAN/2022 USD40,000,000.00 40,000,000.00 100.0000 40,000,000.00 40,000,000.00 40,000,000.00 995.44 0.00 40,000,995.44 0.49%

13606CVM3 CANADIAN IMPERIAL BANK OF COMMERCE/NEW YORK NY CERTIFICATE OF DEPOSIT VARIABLE DTD 16/AUG/202150,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 8,442.72 0.00 50,008,442.72 0.62%

13606CVJ0 CANADIAN IMPERIAL BK CERTIFICATE OF DEPOSIT FIXED DTD 13/AUG/2021 DUE 15/FEB/2022 0.13%45,000,000.00 45,000,000.00 100.0000 45,000,000.00 45,000,000.00 45,000,000.00 22,912.50 0.00 45,022,912.50 0.56%

13606CXQ2 CANADIAN IMPERIAL BK CERTIFICATE OF DEPOSIT FIXED DTD 14/OCT/2021 DUE 14/APR/2022 0.16%8,000,000.00 8,000,000.00 100.0000 8,000,000.00 8,000,000.00 8,000,000.00 2,808.89 0.00 8,002,808.89 0.10%

17277BCA1 CISCO SYSTEMS, INC. CORPORATE COMMERCIAL PAPER DISCOUNT DTD 07/DEC/2021 DUE 10/MAR/2022 0.17%80,000,000.00 79,975,300.00 99.9773 79,981,866.67 79,975,300.00 79,981,866.67 0.00 6,566.67 79,981,866.67 0.99%

20271EXM6 CMWTH BK OF AUS NY B CERTIFICATE OF DEPOSIT FIXED DTD 02/DEC/2021 DUE 17/MAR/2022 0.16%40,000,000.00 40,000,000.00 100.0000 40,000,000.00 40,000,000.00 40,000,000.00 5,333.33 0.00 40,005,333.33 0.49%

20271EWL9 CMWTH BK OF AUS NY B CERTIFICATE OF DEPOSIT FIXED DTD 13/SEP/2021 DUE 13/JAN/2022 0.09%20,000,000.00 20,000,000.00 100.0000 20,000,000.00 20,000,000.00 20,000,000.00 5,500.00 0.00 20,005,500.00 0.25%

20271EWY1 CMWTH BK OF AUS NY B CERTIFICATE OF DEPOSIT FIXED DTD 17/NOV/2021 DUE 17/MAY/2022 0.19%20,000,000.00 20,000,000.00 100.0000 20,000,000.00 20,000,000.00 20,000,000.00 4,750.00 0.00 20,004,750.00 0.25%

20271EXW4 CMWTH BK OF AUS NY B CERTIFICATE OF DEPOSIT FIXED DTD 23/DEC/2021 DUE 21/JUN/2022 0.29%50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 3,625.00 0.00 50,003,625.00 0.62%

20271EWH8 COMMONWEALTH BANK OF AUSTRALIA/NEW YORK NY CERTIFICATE OF DEPOSIT VARIABLE 01/MAR/2022 USD25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 2,576.37 0.00 25,002,576.37 0.31%

21684XUL8 COOPERATIEVE CENTRALE CERTIFICATE OF DEPOSIT FIXED DTD 14/DEC/2021 DUE 14/JUN/2022 0.27%30,000,000.00 30,000,000.00 100.0000 30,000,000.00 30,000,000.00 30,000,000.00 4,050.00 0.00 30,004,050.00 0.37%

21687BFH9 COOPERATIEVE CENTRALE CORPORATE COMMERCIAL PAPER DISCOUNT DTD 16/DEC/2021 DUE 17/JUN/2022 0.28%50,000,000.00 49,929,222.22 99.8701 49,935,055.55 49,929,222.22 49,935,055.55 0.00 5,833.33 49,935,055.55 0.62%

21687BCG4 COOPERATIEVE CENTRALE CORPORATE COMMERCIAL PAPER DISCOUNT DTD 16/SEP/2021 DUE 16/MAR/2022 0.11%30,000,000.00 29,983,408.33 99.9774 29,993,216.67 29,983,408.33 29,993,216.67 0.00 9,808.34 29,993,216.67 0.37%

22535C7M7 CREDIT AGRICOLE CRP&IN CERTIFICATE OF DEPOSIT FIXED DTD 01/DEC/2021 DUE 01/MAR/2022 0.14%42,000,000.00 42,000,000.00 100.0000 42,000,000.00 42,000,000.00 42,000,000.00 5,063.33 0.00 42,005,063.33 0.52%

22535C5V9 CREDIT AGRICOLE CRP&IN CERTIFICATE OF DEPOSIT FIXED DTD 10/NOV/2021 DUE 10/FEB/2022 0.12%17,000,000.00 17,000,000.00 100.0000 17,000,000.00 17,000,000.00 17,000,000.00 2,946.67 0.00 17,002,946.67 0.21%

30215HAA8 EXPORT DEVELMT CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 04/OCT/2021 DUE 10/JAN/2022 0.07%10,000,000.00 9,998,041.67 99.9981 9,999,812.50 9,998,041.67 9,999,812.50 0.00 1,770.83 9,999,812.50 0.12%

30215HC32 EXPORT DEVELMT CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 07/DEC/2021 DUE 03/MAR/2022 0.1%10,000,000.00 9,997,611.11 99.9831 9,998,305.55 9,997,611.11 9,998,305.55 0.00 694.44 9,998,305.55 0.12%

30215HB82 EXPORT DEVELMT CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 08/NOV/2021 DUE 08/FEB/2022 0.105%42,000,000.00 41,990,025.00 99.9900 41,995,788.33 41,990,025.00 41,995,788.33 0.00 5,763.33 41,995,788.33 0.52%

30215HBE9 EXPORT DEVELMT CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 08/NOV/2021 DUE 14/FEB/2022 0.105%50,000,000.00 49,985,854.17 99.9872 49,993,583.33 49,985,854.17 49,993,583.33 0.00 7,729.16 49,993,583.33 0.62%

30215HBJ8 EXPORT DEVELMT CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 15/NOV/2021 DUE 18/FEB/2022 0.1%30,000,000.00 29,992,166.67 99.9867 29,996,000.00 29,992,166.67 29,996,000.00 0.00 3,833.33 29,996,000.00 0.37%

30215HC16 EXPORT DEVELMT CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 16/NOV/2021 DUE 01/MAR/2022 0.105%120,000,000.00 119,958,221.53 99.9791 119,974,884.03 119,958,221.53 119,974,884.03 0.00 16,662.50 119,974,884.03 1.48%

30215HC24 EXPORT DEVELMT CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 22/NOV/2021 DUE 02/MAR/2022 0.13%65,000,000.00 64,978,533.33 99.9794 64,986,583.33 64,978,533.33 64,986,583.33 0.00 8,050.00 64,986,583.33 0.80%

30215HBQ2 EXPORT DEVELMT CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 22/NOV/2021 DUE 24/FEB/2022 0.125%35,000,000.00 34,988,576.39 99.9813 34,993,437.50 34,988,576.39 34,993,437.50 0.00 4,861.11 34,993,437.50 0.43%

30215HA67 EXPORT DEVELMT CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 27/SEP/2021 DUE 06/JAN/2022 0.07%75,000,000.00 74,985,270.83 99.9990 74,999,270.83 74,985,270.83 74,999,270.83 0.00 14,000.00 74,999,270.83 0.93%

30215HAE0 EXPORT DEVELMT CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 29/SEP/2021 DUE 14/JAN/2022 0.07%35,000,000.00 34,993,194.44 99.9975 34,999,115.28 34,993,194.44 34,999,115.28 0.00 5,920.84 34,999,115.28 0.43%

313313UZ9 FEDERAL FARM CREDIT DISCOUNT NOTES DISCOUNT NOTES ZERO CPN 01/APR/2022 USD 100025,000,000.00 24,996,166.67 99.9850 24,996,250.00 24,996,166.67 24,996,250.00 0.00 83.33 24,996,250.00 0.31%

313313ZH4 FEDERAL FARM CREDIT DISCOUNT NOTES DISCOUNT NOTES ZERO CPN 14/JUL/2022 USD 100020,000,000.00 19,979,100.00 99.8976 19,979,522.22 19,979,100.00 19,979,522.22 0.00 422.22 19,979,522.22 0.25%

313313YJ1 FEDERAL FARM CREDIT DISCOUNT NOTES DISCOUNT NOTES ZERO CPN 21/JUN/2022 USD 100031,000,000.00 30,974,528.33 99.9193 30,974,967.50 30,974,528.33 30,974,967.50 0.00 439.17 30,974,967.50 0.38%

313385SN7 FEDERAL HOME LOAN BANKS DISCOUNT NOTES ZERO CPN 01/FEB/2022 USD 100050,000,000.00 49,997,777.78 99.9966 49,998,277.78 49,997,777.78 49,998,277.78 0.00 500.00 49,998,277.78 0.62%

313385SB3 FEDERAL HOME LOAN BANKS DISCOUNT NOTES ZERO CPN 21/JAN/2022 USD 100050,000,000.00 49,998,700.00 99.9978 49,998,916.67 49,998,700.00 49,998,916.67 0.00 216.67 49,998,916.67 0.62%

313385YM2 FEDERAL HOME LOAN BANKS DISCOUNT NOTES ZERO CPN 24/JUN/2022 USD 100033,400,000.00 33,371,099.72 99.9154 33,371,749.16 33,371,099.72 33,371,749.16 0.00 649.44 33,371,749.16 0.41%

4497W1B70 ING (US) FUNDING LLC CORPORATE COMMERCIAL PAPER DISCOUNT DTD 11/AUG/2021 DUE 07/FEB/2022 0.13%50,000,000.00 49,970,000.00 99.9877 49,993,833.33 49,970,000.00 49,993,833.33 0.00 23,833.33 49,993,833.33 0.62%

4497W1FF8 ING (US) FUNDING LLC CORPORATE COMMERCIAL PAPER DISCOUNT DTD 15/DEC/2021 DUE 15/JUN/2022 0.28%30,000,000.00 29,959,050.00 99.8763 29,962,875.00 29,959,050.00 29,962,875.00 0.00 3,825.00 29,962,875.00 0.37%

45685RCM7 ING (US) FUNDING LLC CORPORATE COMMERCIAL PAPER DISCOUNT DTD 22/SEP/2021 DUE 21/MAR/2022 0.13%50,000,000.00 49,970,000.00 99.9737 49,986,833.33 49,970,000.00 49,986,833.33 0.00 16,833.33 49,986,833.33 0.62%

4497W1BN5 ING (US) FUNDING LLC CORPORATE COMMERCIAL PAPER DISCOUNT DTD 23/AUG/2021 DUE 22/FEB/2022 0.15%10,000,000.00 9,995,294.44 99.9841 9,998,411.11 9,995,294.44 9,998,411.11 0.00 3,116.67 9,998,411.11 0.12%

46640QC25 J.P. MORGAN SECURITIES CORPORATE COMMERCIAL PAPER DISCOUNT DTD 02/DEC/2021 DUE 02/MAR/2022 0.23%10,000,000.00 9,995,000.00 99.9667 9,996,666.67 9,995,000.00 9,996,666.67 0.00 1,666.67 9,996,666.67 0.12%

46640QF30 J.P. MORGAN SECURITIES CORPORATE COMMERCIAL PAPER DISCOUNT DTD 03/DEC/2021 DUE 03/JUN/2022 0.31%50,000,000.00 49,930,388.89 99.8810 49,940,500.00 49,930,388.89 49,940,500.00 0.00 10,111.11 49,940,500.00 0.62%

46640QAC5 J.P. MORGAN SECURITIES CORPORATE COMMERCIAL PAPER DISCOUNT DTD 15/NOV/2021 DUE 12/JAN/2022 0.15%50,000,000.00 49,990,500.00 99.9963 49,998,166.67 49,990,500.00 49,998,166.67 0.00 7,666.67 49,998,166.67 0.62%

46640QAJ0 J.P. MORGAN SECURITIES CORPORATE COMMERCIAL PAPER DISCOUNT DTD 15/NOV/2021 DUE 18/JAN/2022 0.15%35,000,000.00 34,992,650.00 99.9943 34,998,016.67 34,992,650.00 34,998,016.67 0.00 5,366.67 34,998,016.67 0.43%

47816GF12 JOHNSON & JOHNSON CORPORATE COMMERCIAL PAPER DISCOUNT DTD 02/DEC/2021 DUE 01/JUN/2022 0.13%50,000,000.00 49,977,375.00 99.9623 49,981,125.00 49,977,375.00 49,981,125.00 0.00 3,750.00 49,981,125.00 0.62%

53947CPC6 LLOYDS BANK CORPORATE CERTIFICATE OF DEPOSIT FIXED DTD 03/DEC/2021 DUE 03/MAR/2022 0.16%35,000,000.00 35,000,000.00 100.0000 35,000,000.00 35,000,000.00 35,000,000.00 4,511.11 0.00 35,004,511.11 0.43%

59087BBF3 MET-LIFE FNDG INC. CORPORATE COMMERCIAL PAPER DISCOUNT DTD 21/MAY/2021 DUE 15/FEB/2022 0.11%25,000,000.00 24,983,312.50 99.9888 24,997,187.50 24,983,312.50 24,997,187.50 0.00 13,875.00 24,997,187.50 0.31%

59157UD15 METLIFE SHORT TERM FDG CORPORATE COMMERCIAL PAPER DISCOUNT DTD 07/SEP/2021 DUE 01/APR/2022 0.17%43,000,000.00 42,978,882.22 99.9675 42,986,025.00 42,978,882.22 42,986,025.00 0.00 7,142.78 42,986,025.00 0.53%

59157UF13 METLIFE SHORT TERM FDG CORPORATE COMMERCIAL PAPER DISCOUNT DTD 10/SEP/2021 DUE 01/JUN/2022 0.18%20,000,000.00 19,979,777.78 99.9161 19,983,222.22 19,979,777.78 19,983,222.22 0.00 3,444.44 19,983,222.22 0.25%

59157UD49 METLIFE SHORT TERM FDG CORPORATE COMMERCIAL PAPER DISCOUNT DTD 10/SEP/2021 DUE 04/APR/2022 0.17%27,500,000.00 27,484,370.83 99.9716 27,492,185.42 27,484,370.83 27,492,185.42 0.00 7,814.59 27,492,185.42 0.34%

59157UCU2 METLIFE SHORT TERM FDG CORPORATE COMMERCIAL PAPER DISCOUNT DTD 14/SEP/2021 DUE 28/MAR/2022 0.16%13,000,000.00 12,993,983.89 99.9594 12,994,720.56 12,993,983.89 12,994,720.56 0.00 736.67 12,994,720.56 0.16%

59157UE22 METLIFE SHORT TERM FDG CORPORATE COMMERCIAL PAPER DISCOUNT DTD 15/OCT/2021 DUE 02/MAY/2022 0.18%55,000,000.00 54,959,208.33 99.9496 54,972,270.83 54,959,208.33 54,972,270.83 0.00 13,062.50 54,972,270.83 0.68%

59157UB33 METLIFE SHORT TERM FDG CORPORATE COMMERCIAL PAPER DISCOUNT DTD 23/JUL/2021 DUE 03/FEB/2022 0.16%11,000,000.00 10,997,983.33 99.9890 10,998,790.00 10,997,983.33 10,998,790.00 0.00 806.67 10,998,790.00 0.14%

60710RVJ1 MIZUHO BANK LTD CERTIFICATE OF DEPOSIT FIXED DTD 12/JUL/2021 DUE 18/JAN/2022 0.16%13,000,000.00 13,000,714.10 100.0028 13,000,367.87 13,000,714.10 13,000,367.87 9,995.56 (346.23) 13,010,363.43 0.16%

60710RAX3 MIZUHO BANK LTD CERTIFICATE OF DEPOSIT FIXED DTD 20/OCT/2021 DUE 20/JAN/2022 0.12%50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 12,166.67 0.00 50,012,166.67 0.62%

55380TXA3 MUFG BANK LTD NY BRAN CERTIFICATE OF DEPOSIT FIXED DTD 05/OCT/2021 DUE 07/JAN/2022 0.1%45,000,000.00 45,000,000.00 100.0000 45,000,000.00 45,000,000.00 45,000,000.00 11,000.00 0.00 45,011,000.00 0.56%

55380TZM5 MUFG BANK LTD NY BRAN CERTIFICATE OF DEPOSIT FIXED DTD 08/NOV/2021 DUE 08/FEB/2022 0.17%12,000,000.00 12,000,000.00 100.0000 12,000,000.00 12,000,000.00 12,000,000.00 3,060.00 0.00 12,003,060.00 0.15%

63763QAA5 NATIONAL SECS CLEARING CORPORATE COMMERCIAL PAPER DISCOUNT DTD 06/OCT/2021 DUE 10/JAN/2022 0.11%50,000,000.00 49,993,166.67 99.9985 49,999,250.00 49,993,166.67 49,999,250.00 0.00 6,083.33 49,999,250.00 0.62%

63763QB30 NATIONAL SECS CLEARING CORPORATE COMMERCIAL PAPER DISCOUNT DTD 12/AUG/2021 DUE 03/FEB/2022 0.13%15,000,000.00 14,993,000.00 99.9908 14,998,625.00 14,993,000.00 14,998,625.00 0.00 5,625.00 14,998,625.00 0.19%

63763QB48 NATIONAL SECS CLEARING CORPORATE COMMERCIAL PAPER DISCOUNT DTD 13/AUG/2021 DUE 04/FEB/2022 0.13%25,000,000.00 24,993,944.44 99.9924 24,998,111.11 24,993,944.44 24,998,111.11 0.00 4,166.67 24,998,111.11 0.31%

63763QBB2 NATIONAL SECS CLEARING CORPORATE COMMERCIAL PAPER DISCOUNT DTD 16/NOV/2021 DUE 11/FEB/2022 0.14%50,000,000.00 49,987,411.11 99.9875 49,993,736.11 49,987,411.11 49,993,736.11 0.00 6,325.00 49,993,736.11 0.62%

63763QA64 NATIONAL SECS CLEARING CORPORATE COMMERCIAL PAPER DISCOUNT DTD 29/SEP/2021 DUE 06/JAN/2022 0.12%13,000,000.00 12,997,497.50 99.9990 12,999,873.61 12,997,497.50 12,999,873.61 0.00 2,376.11 12,999,873.61 0.16%

63763QBP1 NATIONAL SECURITIES CLEARING CORP COMMERCIAL PAPER DUE 23/FEB/202225,000,000.00 24,992,513.89 99.9838 24,995,951.39 24,992,513.89 24,995,951.39 0.00 3,437.50 24,995,951.39 0.31%

63253TY44 NATL AUSTRALIA BK LT CERTIFICATE OF DEPOSIT FIXED DTD 06/JUL/2021 DUE 06/JAN/2022 0.08%28,000,000.00 27,999,291.04 99.9999 27,999,961.05 27,999,291.04 27,999,961.05 11,137.78 670.01 28,011,098.83 0.35%

63253KAD9 NAT'L AUSTRALIA FNDG CORPORATE COMMERCIAL PAPER DISCOUNT DTD 08/OCT/2021 DUE 13/JAN/2022 0.08%30,000,000.00 29,993,533.33 99.9973 29,999,200.00 29,993,533.33 29,999,200.00 0.00 5,666.67 29,999,200.00 0.37%

63253KD12 NAT'L AUSTRALIA FNDG CORPORATE COMMERCIAL PAPER DISCOUNT DTD 10/DEC/2021 DUE 01/APR/2022 0.2%17,000,000.00 16,989,422.22 99.9500 16,991,500.00 16,989,422.22 16,991,500.00 0.00 2,077.78 16,991,500.00 0.21%

63253KB71 NAT'L AUSTRALIA FNDG CORPORATE COMMERCIAL PAPER DISCOUNT DTD 16/DEC/2021 DUE 07/FEB/2022 0.13%34,000,000.00 33,993,492.78 99.9866 33,995,457.22 33,993,492.78 33,995,457.22 0.00 1,964.44 33,995,457.22 0.42%

63253KAA5 NAT'L AUSTRALIA FNDG CORPORATE COMMERCIAL PAPER DISCOUNT DTD 30/SEP/2021 DUE 10/JAN/2022 0.07%17,000,000.00 16,996,628.33 99.9983 16,999,702.50 16,996,628.33 16,999,702.50 0.00 3,074.17 16,999,702.50 0.21%

63253LZG3 NAT'L AUSTRALIA FNDG CORPORATE COMMERCIAL PAPER VARIABLE DTD 23/JUL/2021 DUE 25/JAN/202285,000,000.00 85,000,000.00 100.0000 85,000,000.00 85,000,000.00 85,000,000.00 1,062.50 0.00 85,001,062.50 1.05%

65558UGW6 NORDEA BK ABP NY CERTIFICATE OF DEPOSIT FIXED DTD 01/OCT/2021 DUE 01/MAR/2022 0.1%15,000,000.00 15,000,000.00 100.0000 15,000,000.00 15,000,000.00 15,000,000.00 3,833.33 0.00 15,003,833.33 0.19%

65558UHD7 NORDEA BK ABP NY CERTIFICATE OF DEPOSIT FIXED DTD 13/OCT/2021 DUE 13/APR/2022 0.12%25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 6,666.67 0.00 25,006,666.67 0.31%

65558UJN3 NORDEA BK ABP NY CERTIFICATE OF DEPOSIT FIXED DTD 15/NOV/2021 DUE 16/MAY/2022 0.19%50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 12,402.78 0.00 50,012,402.78 0.62%

67983UDJ9 OLD LINE FUNDING LLC CORPORATE COMMERCIAL PAPER DISCOUNT DTD 17/DEC/2021 DUE 18/APR/2022 0.29%19,000,000.00 18,984,546.67 99.9287 18,986,446.67 18,984,546.67 18,986,446.67 0.00 1,900.00 18,986,446.67 0.23%
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69372BA42 PACCAR FINANCIAL COR CORPORATE COMMERCIAL PAPER DISCOUNT DTD 05/OCT/2021 DUE 04/JAN/2022 0.11%17,500,000.00 17,499,037.50 99.9993 17,499,868.75 17,499,037.50 17,499,868.75 0.00 831.25 17,499,868.75 0.22%

77119MAJ6 ROCHE HOLDINGS, INC. CORPORATE COMMERCIAL PAPER DISCOUNT DTD 28/DEC/2022 DUE 18/JAN/2022 0.08%30,000,000.00 29,999,125.00 99.9976 29,999,291.67 29,999,125.00 29,999,291.67 0.00 166.67 29,999,291.67 0.37%

78012UT54 ROYAL BANK OF CANADA/NEW YORK NY CERTIFICATE OF DEPOSIT VARIABLE 14/SEP/2022 USD 100048,000,000.00 48,000,000.00 100.0000 48,000,000.00 48,000,000.00 48,000,000.00 4,306.67 0.00 48,004,306.67 0.59%

78012UM51 ROYAL BANK OF CANADA/NEW YORK NY CERTIFICATE OF DEPOSIT VARIABLE 28/FEB/2022 USD 100030,000,000.00 30,000,000.00 100.0000 30,000,000.00 30,000,000.00 30,000,000.00 4,125.00 0.00 30,004,125.00 0.37%

78012UM77 ROYAL BK OF CANADA CERTIFICATE OF DEPOSIT FIXED DTD 04/JUN/2021 DUE 01/MAR/2022 0.12%20,000,000.00 20,000,000.00 100.0000 20,000,000.00 20,000,000.00 20,000,000.00 14,066.67 0.00 20,014,066.67 0.25%

78012UU37 ROYAL BK OF CANADA CERTIFICATE OF DEPOSIT FIXED DTD 20/SEP/2021 DUE 16/JUN/2022 0.16%30,000,000.00 30,000,000.00 100.0000 30,000,000.00 30,000,000.00 30,000,000.00 13,733.33 0.00 30,013,733.33 0.37%

78012UU86 ROYAL BK OF CANADA CERTIFICATE OF DEPOSIT FIXED DTD 30/SEP/2021 DUE 30/SEP/2022 0.2%17,000,000.00 17,000,000.00 100.0000 17,000,000.00 17,000,000.00 17,000,000.00 8,783.33 0.00 17,008,783.33 0.21%

86959RQX1 SHBASS 0.13 03/01/22 35,000,000.00 35,000,000.00 100.0000 35,000,000.00 35,000,000.00 35,000,000.00 27,047.22 0.00 35,027,047.22 0.43%

ABI9934K4 SHINHAN BANK CO LTD CERTIFICATE OF DEPOSIT FIXED .2% DTD 15/DEC/2021 DUE 15/MAR/202215,000,000.00 15,000,000.00 100.0000 15,000,000.00 15,000,000.00 15,000,000.00 1,416.67 0.00 15,001,416.67 0.19%

ABI9920I5 SHINHAN BANK NY CERTIFICATE OF DEPOSIT FIXED 0.20% DTD 07/DEC/2021 DUE 07/MAR/202250,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 6,944.44 0.00 50,006,944.44 0.62%

83050PYK9 SKANDIN ENS BANKEN CERTIFICATE OF DEPOSIT FIXED DTD 08/DEC/2021 DUE 08/APR/2022 0.21%39,000,000.00 39,000,000.00 100.0000 39,000,000.00 39,000,000.00 39,000,000.00 5,460.00 0.00 39,005,460.00 0.48%

83050PXD6 SKANDIN ENS BANKEN CERTIFICATE OF DEPOSIT FIXED DTD 10/NOV/2021 DUE 10/FEB/2022 0.15%50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 10,833.33 0.00 50,010,833.33 0.62%

83050PYB9 SKANDIN ENS BANKEN CERTIFICATE OF DEPOSIT FIXED DTD 30/NOV/2021 DUE 31/MAY/2022 0.25%40,000,000.00 40,000,000.00 100.0000 40,000,000.00 40,000,000.00 40,000,000.00 8,888.89 0.00 40,008,888.89 0.49%

86565FCQ3 SUMITOMO MTSU BKG CORP CERTIFICATE OF DEPOSIT FIXED DTD 05/NOV/2021 DUE 04/FEB/2022 0.15%25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 5,937.50 0.00 25,005,937.50 0.31%

86565FEB4 SUMITOMO MTSU BKG CORP CERTIFICATE OF DEPOSIT FIXED DTD 08/DEC/2021 DUE 09/MAR/2022 0.2%45,000,000.00 45,000,000.00 100.0000 45,000,000.00 45,000,000.00 45,000,000.00 6,000.00 0.00 45,006,000.00 0.56%

86565FEE8 SUMITOMO MTSU BKG CORP CERTIFICATE OF DEPOSIT FIXED DTD 13/DEC/2021 DUE 16/MAR/2022 0.2%30,000,000.00 30,000,000.00 100.0000 30,000,000.00 30,000,000.00 30,000,000.00 3,166.67 0.00 30,003,166.67 0.37%

86565FEQ1 SUMITOMO MTSU BKG CORP CERTIFICATE OF DEPOSIT FIXED DTD 20/DEC/2021 DUE 18/MAR/2022 0.21%32,000,000.00 32,000,000.00 100.0000 32,000,000.00 32,000,000.00 32,000,000.00 2,240.00 0.00 32,002,240.00 0.40%

86565FDS8 SUMITOMO MTSU BKG CORP CERTIFICATE OF DEPOSIT FIXED DTD 30/NOV/2021 DUE 01/MAR/2022 0.17%16,000,000.00 16,000,000.00 100.0000 16,000,000.00 16,000,000.00 16,000,000.00 2,417.78 0.00 16,002,417.78 0.20%

86959RVJ6 SVENSKA HANDLSBNKN AB CERTIFICATE OF DEPOSIT FIXED DTD 01/DEC/2021 DUE 01/SEP/2022 0.345%20,000,000.00 20,000,759.15 100.0034 20,000,673.26 20,000,759.15 20,000,673.26 5,941.67 (85.89) 20,006,614.93 0.25%

86959RPQ7 SVENSKA HANDLSBNKN AB CERTIFICATE OF DEPOSIT FIXED DTD 06/APR/2021 DUE 03/JAN/2022 0.21%19,000,000.00 19,000,000.00 100.0000 19,000,000.00 19,000,000.00 19,000,000.00 29,925.00 0.00 19,029,925.00 0.24%

86959RVX5 SVENSKA HANDLSBNKN AB CERTIFICATE OF DEPOSIT FIXED DTD 23/DEC/2021 DUE 30/MAR/2022 0.15%25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 937.50 0.00 25,000,937.50 0.31%

86959RQT0 SVENSKA HANDLSBNKN AB CERTIFICATE OF DEPOSIT FIXED DTD 24/MAY/2021 DUE 18/FEB/2022 0.16%38,000,000.00 38,000,000.00 100.0000 38,000,000.00 38,000,000.00 38,000,000.00 37,493.33 0.00 38,037,493.33 0.47%

87019V5G8 SWEDBANK (SPARBANK) CERTIFICATE OF DEPOSIT FIXED DTD 07/DEC/2021 DUE 09/MAY/2022 0.23%30,000,000.00 30,000,000.00 100.0000 30,000,000.00 30,000,000.00 30,000,000.00 4,791.67 0.00 30,004,791.67 0.37%

87019V5K9 SWEDBANK (SPARBANK) CERTIFICATE OF DEPOSIT FIXED DTD 09/DEC/2021 DUE 07/JUN/2022 0.24%48,000,000.00 48,000,000.00 100.0000 48,000,000.00 48,000,000.00 48,000,000.00 7,360.00 0.00 48,007,360.00 0.59%

87019V5T0 SWEDBANK (SPARBANK) CERTIFICATE OF DEPOSIT FIXED DTD 16/DEC/2021 DUE 16/JUN/2022 0.24%20,000,000.00 20,000,000.00 100.0000 20,000,000.00 20,000,000.00 20,000,000.00 2,133.33 0.00 20,002,133.33 0.25%

880590RS5 TENNESSEE VALLEY AUTHORITY DISCOUNT NOTES ZERO CPN 12/JAN/2022 USD 100040,000,000.00 39,999,120.00 99.9989 39,999,560.00 39,999,120.00 39,999,560.00 0.00 440.00 39,999,560.00 0.49%

88604FDQ1 THUNDER BAY FNDNG LL CORPORATE COMMERCIAL PAPER DISCOUNT DTD 09/SEP/2021 DUE 08/MAR/2022 0.14%50,000,000.00 49,965,000.00 99.9743 49,987,166.67 49,965,000.00 49,987,166.67 0.00 22,166.67 49,987,166.67 0.62%

88602UCP3 THUNDER BAY FNDNG LLC. CORPORATE COMMERCIAL PAPER DISCOUNT DTD 23/SEP/2021 DUE 23/MAR/2022 0.2%40,000,000.00 39,969,833.33 99.9663 39,986,500.00 39,969,833.33 39,986,500.00 0.00 16,666.67 39,986,500.00 0.49%

89114WC45 TORONTO-DOMINION BANK/NY CERTIFICATE OF DEPOSIT VARIABLE 13/JUN/2022 USD 100030,000,000.00 30,000,000.00 100.0000 30,000,000.00 30,000,000.00 30,000,000.00 2,841.67 0.00 30,002,841.67 0.37%

89114WBJ3 TORONTO-DOMINION CERTIFICATE OF DEPOSIT FIXED DTD 01/JUN/2021 DUE 01/MAR/2022 0.14%20,000,000.00 20,000,000.00 100.0000 20,000,000.00 20,000,000.00 20,000,000.00 16,644.44 0.00 20,016,644.44 0.25%

89114WLX1 TORONTO-DOMINION CERTIFICATE OF DEPOSIT FIXED DTD 02/DEC/2021 DUE 01/DEC/2022 0.47%13,000,000.00 13,000,000.00 100.0000 13,000,000.00 13,000,000.00 13,000,000.00 5,091.67 0.00 13,005,091.67 0.16%

89114WA96 TORONTO-DOMINION CERTIFICATE OF DEPOSIT FIXED DTD 04/MAY/2021 DUE 01/FEB/2022 0.19%20,000,000.00 20,000,000.00 100.0000 20,000,000.00 20,000,000.00 20,000,000.00 25,544.44 0.00 20,025,544.44 0.25%

89114WBV6 TORONTO-DOMINION CERTIFICATE OF DEPOSIT FIXED DTD 09/JUN/2021 DUE 09/JUN/2022 0.16%22,000,000.00 22,000,000.00 100.0000 22,000,000.00 22,000,000.00 22,000,000.00 20,142.22 0.00 22,020,142.22 0.27%

89114WB20 TORONTO-DOMINION CERTIFICATE OF DEPOSIT FIXED DTD 17/MAY/2021 DUE 15/FEB/2022 0.16%45,000,000.00 45,000,000.00 100.0000 45,000,000.00 45,000,000.00 45,000,000.00 45,800.00 0.00 45,045,800.00 0.56%

89114WCG8 TORONTO-DOMINION CERTIFICATE OF DEPOSIT FIXED DTD 22/JUN/2021 DUE 22/JUN/2022 0.2%16,000,000.00 16,000,000.00 100.0000 16,000,000.00 16,000,000.00 16,000,000.00 17,155.56 0.00 16,017,155.56 0.20%

89114WLQ6 TORONTO-DOMINION CERTIFICATE OF DEPOSIT FIXED DTD 30/NOV/2021 DUE 01/DEC/2022 0.37%20,000,000.00 20,000,000.00 100.0000 20,000,000.00 20,000,000.00 20,000,000.00 6,577.78 0.00 20,006,577.78 0.25%

89114WH73 TORONTO-DOMINION CERTIFICATE OF DEPOSIT FIXED DTD 30/SEP/2021 DUE 30/SEP/2022 0.2%17,000,000.00 17,000,000.00 100.0000 17,000,000.00 17,000,000.00 17,000,000.00 8,783.33 0.00 17,008,783.33 0.21%

89114WM93 TORONTO-DOMINION CERTIFICATE OF DEPOSIT VARIABLE DTD 07/DEC/2021 DUE 07/DEC/202240,000,000.00 40,000,000.00 100.0000 40,000,000.00 40,000,000.00 40,000,000.00 7,500.00 0.00 40,007,500.00 0.49%

912796Q93 UNITED STATES OF AMERICA BILL ZERO CPN 01/FEB/2022 USD 100100,000,000.00 99,985,887.08 99.9962 99,996,198.19 99,985,887.08 99,996,198.19 0.00 10,311.11 99,996,198.19 1.24%

912796S26 UNITED STATES OF AMERICA BILL ZERO CPN 01/MAR/2022 USD 10050,000,000.00 49,991,875.00 99.9918 49,995,902.78 49,991,875.00 49,995,902.78 0.00 4,027.78 49,995,902.78 0.62%

912796Q44 UNITED STATES OF AMERICA BILL ZERO CPN 02/JUN/2022 USD 10050,000,000.00 49,973,941.67 99.9552 49,977,622.23 49,973,941.67 49,977,622.23 0.00 3,680.56 49,977,622.23 0.62%

912796Q69 UNITED STATES OF AMERICA BILL ZERO CPN 11/JAN/2022 USD 10050,000,000.00 49,995,989.58 99.9985 49,999,270.83 49,995,989.58 49,999,270.83 0.00 3,281.25 49,999,270.83 0.62%

912796K73 UNITED STATES OF AMERICA BILL ZERO CPN 13/JAN/2022 USD 10050,000,000.00 49,998,722.22 99.9987 49,999,333.33 49,998,722.22 49,999,333.33 0.00 611.11 49,999,333.33 0.62%

912796L80 UNITED STATES OF AMERICA BILL ZERO CPN 17/FEB/2022 USD 10050,000,000.00 49,991,802.22 99.9935 49,996,762.22 49,991,802.22 49,996,762.22 0.00 4,960.00 49,996,762.22 0.62%

912796T90 UNITED STATES OF AMERICA BILL ZERO CPN 19/APR/2022 USD 10050,000,000.00 49,988,430.56 99.9790 49,989,500.00 49,988,430.56 49,989,500.00 0.00 1,069.44 49,989,500.00 0.62%

912796R43 UNITED STATES OF AMERICA BILL ZERO CPN 23/JUN/2022 USD 10050,000,000.00 49,959,055.56 99.9195 49,959,753.48 49,959,055.56 49,959,753.48 0.00 697.92 49,959,753.48 0.62%

912796F38 UNITED STATES OF AMERICA BILL ZERO CPN 24/MAR/2022 USD 10050,000,000.00 49,993,354.17 99.9875 49,993,736.11 49,993,354.17 49,993,736.11 0.00 381.94 49,993,736.11 0.62%

912796U23 UNITED STATES OF AMERICA BILL ZERO CPN 26/APR/2022 USD 10050,000,000.00 49,985,781.25 99.9720 49,986,024.31 49,985,781.25 49,986,024.31 0.00 243.06 49,986,024.31 0.62%

96130AHR2 WESTPAC BANKING CORP/NY CERTIFICATE OF DEPOSIT VARIABLE 11/FEB/2022 USD 100012,100,000.00 12,100,391.19 100.0016 12,100,198.01 12,100,391.19 12,100,198.01 2,762.49 (193.18) 12,102,960.50 0.15%

96130AJP4 WESTPAC BKING CORP NY CERTIFICATE OF DEPOSIT FIXED DTD 01/APR/2021 DUE 01/APR/2022 0.24%11,100,000.00 11,104,006.93 100.0199 11,102,212.42 11,104,006.93 11,102,212.42 20,350.00 (1,794.51) 11,122,562.42 0.14%

96130ALN6 WESTPAC BKING CORP NY CERTIFICATE OF DEPOSIT FIXED DTD 09/DEC/2021 DUE 09/JUN/2022 0.3%50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 9,583.33 0.00 50,009,583.33 0.62%

96130ALD8 WESTPAC BKING CORP NY CERTIFICATE OF DEPOSIT FIXED DTD 28/OCT/2021 DUE 01/AUG/2022 0.25%40,000,000.00 40,000,000.00 100.0000 40,000,000.00 40,000,000.00 40,000,000.00 18,055.56 0.00 40,018,055.56 0.49%

98106JE76 WOORI BANK CERTIFICATE OF DEPOSIT FIXED DTD 07/JUL/2021 DUE 04/JAN/2022 0.16%15,000,000.00 14,999,999.09 100.0000 14,999,999.86 14,999,999.09 14,999,999.86 11,866.67 0.77 15,011,866.53 0.19%

98106JEN1 WOORI BANK CERTIFICATE OF DEPOSIT FIXED DTD 29/SEP/2021 DUE 03/JAN/2022 0.13%50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 16,972.22 0.00 50,016,972.22 0.62%

SHORT TERM INVESTMENTS Subtotal 4,988,486,742.65 4,988,842,650.64 4,988,486,742.65 4,988,842,650.64 769,460.37 355,907.99 4,989,612,111.01 61.63%

09248U700 BLACKROCK LIQUIDITY FUNDS INSTITUTIONAL SHSFEDFUND PORTFOLIO374,126,534.83 374,126,534.83 100.0000 374,126,534.83 374,126,534.83 374,126,534.83 2,537.16 0.00 374,129,071.99 4.62%

INVESTMENT COMPANIES Subtotal 374,126,534.83 374,126,534.83 374,126,534.83 374,126,534.83 2,537.16 0.00 374,129,071.99 4.62%

EXPENSE              00015 ADVISOR 0.00 0.00 0.0000 0.00 0.00 0.00 (279,651.08) 0.00 (279,651.08) 0.00%

MISCELLANEOUS Subtotal 0.00 0.00 0.00 0.00 (279,651.08) 0.00 (279,651.08) 0.00%

USD  Subtotal 8,095,300,762.95 8,093,145,611.72 8,095,300,762.95 8,093,145,611.72 3,431,598.04 (2,155,151.23) 8,096,577,209.76 100.00%

3015463600 Grand Total 8,095,300,762.95 8,093,145,611.72 3,431,598.04 (2,155,151.23) 8,096,577,209.76 100.00%
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